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Penelitian ini bertujuan untuk Untuk mengetahui adanya pengaruh 
variabel Earning Per Share, Price Earning Ratio, Current Ratio, Net Profit 
Margin, Return On Equity, Price Book to Value, Debt to Equity Ratio, Return 
of Investment, Harga Emas, Harga Minyak, Indeks DJIA, dan Kurs terhadap 
harga saham perusahaan. Dan untuk mengetahui pengaruh yang paling 
dominan dari variabel Earning Per Share, Price Earning Ratio, Current Ratio, 
Net Profit Margin, Return On Equity, Price Book to Value, Debt to Equity 
Ratio, Return of Investment, Harga Emas, Harga Minyak, Indeks DJIA, dan 
Kurs terhadap harga saham perusahaan. 
Alat analisis yang digunakan adalah regresi linear berganda, dengan 
mengambil data time series dari tahun 2009 – 2013. Data yang digunakan 
dalam penelitian ini adalah data sekunder, yaitu data yang berasal dari 
dokumentasi laporan keuangan perusahaan konsumer yang terdaftar di BEI 
pada periode 2009 – 2013 dan data harga komoditas dunia serta data kurs 
rupiah terhadap dolar. Penelitian ini mengacu pada pendekatan positif, yaitu 
pendekatan yang memulai riset dengan hipotesis dan kemudian dilanjutkan 
dengan pengujian hipotesis. 
Berdasarkan hasil analisis data dapat diketahui bahwa data yang 
digunakan dalam penelitian ini telah memenuhi syarat untuk dapat 
menggunakan model regresi linear berganda. Sehingga didapatkan hasil bahwa 
variabel Earning Per Share, Price Earning Ratio, Net Profit Margin, Harga 
Minyak, Indeks DJIA dan Kurs berpengaruh secara signifikan terhadap Harga 
Saham perusahaan sektor Property Bursa Efek Indoneisa periode 2009-2013, 
sedangkan variabel Current Ratio, Return On Investment, Return On Equity, 
Price Book to Value, Debt to Equity Ratio dan Harga Emas tidak signifikan. 
variable Earning Per Share dan Price Earning Ratio mempunyai pengaruh 
yang paling dominan. Hal ini sesuai dengan hasil uji regresi linear berganda 
dan uji parsial (uji t). Sedangkan secara simultan Variabel-variabel fundmental 
dan teknikal berpengaruh terhadap Harga Saham perusahaan sektor Property 
Bursa Efek Indonesia periode 2009-2013. Hal ini ditunjukkan oleh nilai hasil 
uji F, yaitu nilai F hitung sebesar 22,478 dengan tingkat signifikansi 0,000 < 
0,05. 
Dengan demikian diharapkan perusahaan akan benar-benar 
memeperhatikan faktor Fundamental dan Teknikal serta faktor-faktor lainya 
karena ini berkaitan dengan aset yang di investasikan oleh investor di masa 
mendatang. 
 










This study aims to investigate the influence of variables To Earning 
Per Share, Price Earning Ratio, Current Ratio, Net Profit Margin, Return on 
Equity, Price to Book Value, Debt to Equity Ratio, Return on Investment, Gold, 
Oil, DJIA Index , and the exchange rate of the company's stock price. And to 
determine the most dominant influence of variables Earning Per Share, Price 
Earning Ratio, Current Ratio, Net Profit Margin, Return on Equity, Price to 
Book Value, Debt to Equity Ratio, Return on Investment, Gold, Oil, DJIA Index 
,and the exchange rate of the company's stock price. 
The analysis tool used is multiple linear regression, by taking the 
time series data from 2009 - 2013. The data used in this research is secondary 
data, ie data derived from the documentation of financial statements of 
companies listed on the Stock Exchange consumer in the period from 2009 to 
2013 and world commodity price data as well as data rupiah exchange rate 
against the dollar. This study refers to the positive approach, ie the approach 
which began research with the hypothesis and then followed by hypothesis 
testing. 
Based on the results of data analysis can be seen that the data used 
in this study has been qualified to be able to use multiple linear regression 
model. Thus showed that the variables Earning Per Share, Price Earning 
Ratio, Net Profit Margin, Oil, DJIA index and exchange rate significantly 
influence the company's stock price Property sector Indoneisa Stock Exchange 
2009-2013 period, while the variable Current Ratio, Return On Investment, 
Return On Equity, Price to Book Value, Debt to Equity Ratio and the Price of 
Gold insignificant. variable Earning Per Share and Price Earning Ratio has 
the most dominant influence. This is consistent with the results of multiple 
linear regression test and partial test (t test). While simultaneously variables 
and technical fundmental affect the company's stock price Property sector 
Indonesia Stock Exchange 2009-2013 period. This is indicated by the value of 
the F test results, the calculated F value of 22.478 with a significance level of 
0.000 <0.05.It is expected the company will actually look at for Fundamental 
and Technical factors and other factors as it relates to the assets invested by 
investors in the future. 
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